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Timetaple slot

This course:
- math and programming
- requires linear algebra/ matrix theory
- programming in pgthon - Some tutorials will be provided




Introduction



Nearl y every engineering pr'oblcm iS an optimizaiion pr'oblcm




1. Chip design S fw

2. Wireless communication




3. Siqnal denoisinq

9, Olgjeci detection in images




5 Portfolio optimizaiion

6. Industrial control
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18 this dehnition general enough?
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Some more cxamplcs

The least Squares Solution for a sgsicm of linear equaiions
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Constrained least Squares
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Power allocation in Gaussian channels
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Computinq maximum cut of an undirected graph
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Convex OPtimization in R










i me [(R= R whose § (1) gsty o ol
\ \ Q/ ' . (f

M Wnver A{ Mﬁ ) («M) {"(1)> 0

{eR

@ /{\ ' (0 70 XN, B § g wne




e () ) - AW
, -1 /M
v Ny fl) ()

A (U

L%




<oy Ly sl
ft Q/OO QM*’M (‘Lﬁz) < Fi N @LQ){Z

- ong - K, vaM%;,] { (g

¢ (o [\L,r an, - (oo 1] € (B)
cooeo) (o (@) ¢ e ()¢
o (e (-9 @(@b) wMﬁ)) 2 0




Weel ¢ ST N §om Wvee b §'(W) st fo
L B
/ G&UU/) 2 0 ¥y ER
'y = b A0ty - S
4o EREEN
. Jim GQMJV@?) = (&&M &Mwﬁy
U {0 i t

e

9
o trt) s fot) -2

‘(\‘/ 0 {7?/










) e A ¢ Go InGemd ) 0ce
o vex

© &W) T C""M WUM O<nc
by L







